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We analyze and compare three algorithms for "downdating" the Cholesky factorization of a 
positive definite matrix. Although the algorithms are closely related, their numerical properties 
differ. Two algorithms properties of the algorithms, we compare their computational complexity 
and their suitability for implementation on parallel or vector computers. 
Follow this and additional works at: https://openscholarship.wustl.edu/cse_research 
Recommended Citation 
Bojanczyk, Adam W.; Brent, R. P.; van Dooren, P.; and de Hoog, F. R., "A Note on Downdating the Cholesky 
Factorization" Report Number: WUCS-87-21 (1987). All Computer Science and Engineering Research. 
https://openscholarship.wustl.edu/cse_research/807 
Department of Computer Science & Engineering - Washington University in St. Louis 
Campus Box 1045 - St. Louis, MO - 63130 - ph: (314) 935-6160. 














